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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
R

RC
RX
CP

 
 

   Cusip   

02150DAA3
02150DAB1
02150DAC9
02150DAR6
02150DAS4
02150DAT2
02150DAP0

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior

Residual

Certificate
Rate
Type

Var-Act/360
Var-Act/360
Var-Act/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-Act/360

 
   Beginning   

Balance

353,035,914.05
147,098,147.34
88,259,429.06

0.00
0.00
0.00

4,358,027.93

Pass
    Through    

Rate (%)

5.675000
5.725000
5.765000
0.000000
0.000000
0.000000
0.000000

 
Principal

Distribution

1,090,041.45
454,183.47
272,511.75

0.00
0.00
0.00
0.00

 
Interest

Distribution

1,613,913.49
678,388.05
409,879.24

0.00
0.00
0.00

1,433,065.22

 
Total

Distribution

2,703,954.93
1,132,571.53

682,390.99
0.00
0.00
0.00

1,433,065.22

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

351,945,872.60
146,643,963.87
87,986,917.31

0.00
0.00
0.00

4,358,027.93

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
M9
M10

02150DAD7
02150DAE5
02150DAF2
02150DAG0
02150DAH8
02150DAJ4
02150DAK1
02150DAL9
02150DAM7
02150DAN5

Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360

16,343,000.00
13,800,000.00
4,722,000.00

10,531,000.00
4,359,000.00
3,631,000.00
3,632,000.00
3,632,000.00
3,631,000.00
4,721,000.00

5.955000
6.005000
6.105000
6.205000
6.255000
6.305000
6.755000
7.005000
7.005000
7.005000

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

78,398.73
66,755.58
23,222.40
52,638.91
21,963.91
18,441.95
19,763.63
20,495.07
20,489.43
26,640.21

78,398.73
66,755.58
23,222.40
52,638.91
21,963.91
18,441.95
19,763.63
20,495.07
20,489.43
26,640.21

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

16,343,000.00
13,800,000.00
4,722,000.00

10,531,000.00
4,359,000.00
3,631,000.00
3,632,000.00
3,632,000.00
3,631,000.00
4,721,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 661,753,518.38 1,816,736.67 4,484,055.82 6,300,792.49 0.00 659,936,781.71 0.00



101 Barclay Street, 4 West
New York, NY 10286

Officer: Matthew Sabino
212.815.6093

Associate: Steven Chrysanthis
212.815.8318

CWALT, Inc.
Alternative Loan Trust 2007-OA4

Mortgage Pass-Through Certificates, Series 2007-OA4

Distribution Date: 09/25/07  

Page 2

Principal Distribution Detail

 
 

 Class 

A1
A2
A3
R

RC
RX
CP

 
 

Cusip

02150DAA3
02150DAB1
02150DAC9
02150DAR6
02150DAS4
02150DAT2
02150DAP0

Original
Certificate

Balance

391,786,000.00
163,244,000.00
97,947,000.00

100.00
100.00
100.00

4,358,987.70

Beginning
Certificate

Balance

353,035,914.05
147,098,147.34
88,259,429.06

0.00
0.00
0.00

4,358,027.93

Scheduled
Principal

Distribution

1,090,041.45
454,183.47
272,511.75

0.00
0.00
0.00
0.00

Net
Principal

Distribution

1,090,041.45
454,183.47
272,511.75

0.00
0.00
0.00
0.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate

Balance

351,945,872.60
146,643,963.87
87,986,917.31

0.00
0.00
0.00

4,358,027.93

Ending
Certificate

Factor

0.898311508
0.898311508
0.898311508
0.000000000
0.000000000
0.000000000
0.999779818

M1
M2
M3
M4
M5
M6
M7
M8
M9
M10

02150DAD7
02150DAE5
02150DAF2
02150DAG0
02150DAH8
02150DAJ4
02150DAK1
02150DAL9
02150DAM7
02150DAN5

16,343,000.00
13,800,000.00
4,722,000.00

10,531,000.00
4,359,000.00
3,631,000.00
3,632,000.00
3,632,000.00
3,631,000.00
4,721,000.00

16,343,000.00
13,800,000.00
4,722,000.00

10,531,000.00
4,359,000.00
3,631,000.00
3,632,000.00
3,632,000.00
3,631,000.00
4,721,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

16,343,000.00
13,800,000.00
4,722,000.00

10,531,000.00
4,359,000.00
3,631,000.00
3,632,000.00
3,632,000.00
3,631,000.00
4,721,000.00

1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000

Totals 726,338,287.70 661,753,518.38 1,816,736.67 1,816,736.67 0.00 0.00 659,936,781.71
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
R

RC
RX
CP

Beginning
Certificate

Balance

353,035,914.05
147,098,147.34
88,259,429.06

0.00
0.00
0.00

4,358,027.93

Pass
    Through    

Rate (%)

5.675000
5.725000
5.765000
0.000000
0.000000
0.000000
0.000000

  
Effective 

Coupon (%)

5.675000
5.725000
5.765000
0.000000
0.000000
0.000000

408.207001

 
Current
Interest

1,613,913.49
678,388.05
409,879.24

0.00
0.00
0.00
0.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

1,613,913.49
678,388.05
409,879.24

0.00
0.00
0.00
0.00

Net Rate
Carryover

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Interest
Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

1,613,913.49
678,388.05
409,879.24

0.00
0.00
0.00

1,433,065.22

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
M9
M10

16,343,000.00
13,800,000.00
4,722,000.00

10,531,000.00
4,359,000.00
3,631,000.00
3,632,000.00
3,632,000.00
3,631,000.00
4,721,000.00

5.955000
6.005000
6.105000
6.205000
6.255000
6.305000
6.755000
7.005000
7.005000
7.005000

5.955000
6.005000
6.105000
6.205000
6.255000
6.305000
6.755000
7.005000
7.005000
7.005000

78,398.73
66,755.58
23,222.40
52,638.91
21,963.91
18,441.95
19,763.63
20,495.07
20,489.43
26,640.21

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

78,398.73
66,755.58
23,222.40
52,638.91
21,963.91
18,441.95
19,763.63
20,495.07
20,489.43
26,640.21

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

78,398.73
66,755.58
23,222.40
52,638.91
21,963.91
18,441.95
19,763.63
20,495.07
20,489.43
26,640.21

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 661,753,518.38 3,050,990.60 0.00 3,050,990.60 0.00 0.00 4,484,055.82 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
R

RC
RX
CP

 
 

Cusip

02150DAA3
02150DAB1
02150DAC9
02150DAR6
02150DAS4
02150DAT2
02150DAP0

Original
Certificate

Balance

391,786,000.00
163,244,000.00
97,947,000.00

100.00
100.00
100.00

4,358,987.70

Beginning
Certificate

Balance

901.093745173
901.093745173
901.093745173

0.000000000
0.000000000
0.000000000

999.779817686

 
Principal

Distribution

2.782236848
2.782236848
2.782236848
0.000000000
0.000000000
0.000000000
0.000000000

 
Interest

Distribution

4.119375086
4.155669140
4.184704383
0.000000000
0.000000000
0.000000000

328.761014393

Ending
Certificate

Balance

898.311508326
898.311508326
898.311508326

0.000000000
0.000000000
0.000000000

999.779817686

Pass
    Through    

Rate (%)

5.675000
5.725000
5.765000
0.000000
0.000000
0.000000
0.000000

M1
M2
M3
M4
M5
M6
M7
M8
M9
M10

02150DAD7
02150DAE5
02150DAF2
02150DAG0
02150DAH8
02150DAJ4
02150DAK1
02150DAL9
02150DAM7
02150DAN5

16,343,000.00
13,800,000.00
4,722,000.00

10,531,000.00
4,359,000.00
3,631,000.00
3,632,000.00
3,632,000.00
3,631,000.00
4,721,000.00

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

4.797083333
4.837361111
4.917916667
4.998472222
5.038750000
5.079027778
5.441527778
5.642916667
5.642916667
5.642916667

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

5.955000
6.005000
6.105000
6.205000
6.255000
6.305000
6.755000
7.005000
7.005000
7.005000

Totals 726,338,287.70 911.081695109 2.501226633 6.173508813 908.580468475
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Accrual Period Actual Days

Number of Days in Actual Accrual Period

Begin
End

Begin
End

 

09/25/07
03/01/07
08/31/07
09/22/07
08/23/07
08/01/07
09/01/07

30

08/27/07
09/25/07

29

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

1,807
726,337,987.70

6.56247%
6.15788%

358

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

1,661
14

1,647

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

661,753,518.37
-2,401,126.50
4,217,863.17

0.00
659,936,781.70

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate

8.37772%
7.97119%
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Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

8.37694%
7.97029%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

353
352
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Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Mortgage Insurance Premium (MGIC)
Total Net Loan Fees

206,797.97
201,225.66

4,963.15
12,423.63

218,612.43

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

-126,888.14
250,861.37

0.00
0.00

123,973.23

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
Prepayment Charges
CPR %
SMM %

3,935,646.89
0.00

5,572.32
5,572.32

0.00
88,253.32
7.36024%
0.63507%
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Delinquency Information

Delinquency Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

16,442,437.30
46

7,351,761.77
18

1,902,938.04
4

25,697,137.11
68

2.49152%
2.79296%

1.11401%
1.09290%

0.28835%
0.24287%

3.89388%
4.12872%

         

Foreclosure Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

8,933,566.77
17

8,933,566.77
17

0.00000%
0.00000%

0.00000%
0.00000%

1.35370%
1.03218%

1.35370%
1.03218%
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REO Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

         

Bankruptcy Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

909,845.96
2

909,845.96
2

0.00000%
0.00000%

0.00000%
0.00000%

0.13787%
0.12143%

0.13787%
0.12143%

         

Totals for Foreclosure
Bankruptcy, REO

All Balance
Loan Count

Group 1
 

9,843,412.73
19

1.49157%
1.15361%

  
   

  
   

  
   

Totals for Foreclosure,REO
Bankruptcy, Delinquency

All Balance
Loan Count

Group 1
 

35,540,549.84
87

5.38545%
5.28233%
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Realized Loss Detail

Realized Losses

  

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
MDR ( Monthly Default Rate )
CDR ( Conditional Default Rate )

Group I  

0.00
0.00
0.00
0.00
0.00

0.00000%
0.00000%

        
Loan ID

        
Liquidation Balance

        
Liquidation Proceeds

        
Realized Loss

Group I

N/A
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Servicer Remittance Summary

Interest Remittance Amount

Scheduled Interest Collected
Plus: Compensating Interest
Less: Servicing Fees
Less: Mortgage Insurance Premium (PMI)
Total Interest Remittance Amount

4,614,412.99
5,572.32

206,797.97
12,423.63

4,400,763.70

Principal Remittance Amount

Scheduled Principal
Curtailment Principal
Paid in Full Principal
Repurchased Principal
Liquidation Principal
Subsequent Recoveries
Less: Non-Recoverable Principal Advances relating to Principal
Total Principal Remittance Amount

-2,401,126.50
282,216.28

3,935,646.89
0.00
0.00
0.00
0.00

1,816,736.67

Other Remittance Amounts

  

Prepayment Charge
Other Amounts Required
Total Other Remittance

Group I  

88,253.32
0.00

88,253.32

Total Servicer Remittance 6,305,753.69
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Distributable Amounts

Principal Distribution Amount

Principal Remittance Amount
Plus: Extra Principal Distribution Amount
Less: OC Reduction
Principal Distribution Amount

1,816,736.67
0.00
0.00

1,816,736.67

Interest Funds

Interest Remittance
Less:  Trustee Fee
Interest Funds

4,400,763.70
4,963.15

4,395,800.55

Distribution Summary

Amounts Available for Distribution

Total Servicer Remittance
Investment Income
Carryover Reserve Fund withdrawal
Other Amounts
Total Available

6,305,753.69
1.96
0.00
0.00

6,305,755.65

Distribution Payments

Trustee Fee
Certificate Net Swap Payment
Class Payments
Total Payments

4,963.15
0.00

6,300,792.50
6,305,755.65
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Trust Accounts

Distribution Account

Beginning Balance
Deposit
Withdrawal
Ending Balance

0.00
6,305,755.65
6,305,755.65

0.00

Carryover Reserve Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

1,000.00
0.00
0.00

1,000.00
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Net Rate Carryover Details

Net Rate Cap Details

Libor Rate
Net Rate Cap

5.50500%
8.24606%

Class Beginning Balance Interest Thereon Current Period Amount Amount Paid Ending Amount

A1
A2
A3
M1
M2
M3
M4
M5
M6
M7
M8
M9
M10
Total

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

--

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

--

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

--

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

--

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

--
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Credit Enhancements

Overcollateralization Details

OC Prior
OC Floor
OC Target
OC Deficiency
OC Reduction
OC Ending

4,358,027.93
3,631,689.94
4,358,027.93

0.00
0.00

4,358,027.93

Application of Excess Cashflow

  

Excess Cashflow available after application of interest payments
Plus: OC Reduction Amount
Plus: Prepayment Penalties
Plus: Carryover Reserve Fund earnings
Less: Extra Principal Distribution Amount
Less: Carryover Shortfalls Paid
Less: Transfer to Carryover Shortfall Reserve to replenish initial deposit
Remaining Excess Cashflow to Residual Class
Remaining Excess Cashflow available to Residual Class

Group I  

1,344,809.94
0.00

88,253.32
0.00
0.00
0.00
0.00

1,433,063.26
88,253.32
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Trigger Event Details

Delinquency Trigger Test

Current Month
1 Month Prior
2 Months Prior

19,098,112.54
14,083,378.34
10,876,060.31

Three-month Rolling Delinquency Rate
Senior Enhancement Percentage
Specified Delinquency Rate Trigger

2.21172%
11.08570%
0.00000%

Is Delinquency Trigger  Event in Effect? NO

Delinquency Trigger Event applicable only on
or after the Step-Down Date
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Cumulative Loss Trigger Test

Cumulative Loss Percentage
Specified Cumulative Loss Percentage

0.00000%
100.00000%

Is Cumulative Loss Trigger Event in Effect? NO

Cumulative Loss Trigger Event applicable
only on or after the Step-Down Date

Is Trigger Event in Effect? NO

Stepdown Date Details

Balance of Senior Notes ( after application of Principal Remittance Amount )
Threshold Balance of Senior Notes to trigger Stepdown Date
Has the 3rd Anniversary Distribution Date occured?
Has the Balance of Senior Notes been reduced to zero?

0.00
0.00
NO
NO

Has Stepdown Date been reached? NO
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Subordination

Credit Support

Class A
Class A Percentage

Class M1
Class M1 Percentage

Class M2
Class M2 Percentage

Class M3
Class M3 Percentage

Class M4
Class M4 Percentage

Class M5
Class M5 Percentage

Class M6
Class M6 Percentage

Class M7
Class M7 Percentage

Class M8
Class M8 Percentage

Class M9
Class M9 Percentage

Class M10
Class M10 Percentage

  Original Current

657,336,287.70
90.500019%

16,343,000.00
2.250053%

13,800,000.00
1.899941%

4,722,000.00
0.650110%

10,531,000.00
1.449875%

4,359,000.00
0.600134%

3,631,000.00
0.499905%

3,632,000.00
0.500042%

3,632,000.00
0.500042%

3,631,000.00
0.499905%

4,721,000.00
0.649973%

590,934,781.70
89.544150%

16,343,000.00
2.476449%

13,800,000.00
2.091109%

4,722,000.00
0.715523%

10,531,000.00
1.595759%

4,359,000.00
0.660518%

3,631,000.00
0.550204%

3,632,000.00
0.550356%

3,632,000.00
0.550356%

3,631,000.00
0.550204%

4,721,000.00
0.715372%
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Prepayment Loan Details

Prepayment Penalties 88,253.32

        
Loan ID

        
Balance

        
Paid Off Date

        
Penalty

        
State

        
Rate

        
Seasoning

        
Type

Group I

157479955
156228195
148974881
148728602
148359750

147582925
163451024
158891510
158814571
158453964

158393424
157748524
155326625
147636108

229,097.92
197,482.36
317,626.91
216,164.12
246,308.61

220,604.00
433,179.65
219,252.31
376,618.50
340,488.71

231,546.85
399,063.72
156,000.00
337,819.92

08/16/07
09/06/07
08/20/07
09/14/07
08/28/07

08/27/07
08/27/07
09/05/07
08/28/07
09/10/07

08/16/07
08/22/07
09/05/07
08/16/07

0.00
3,949.64

11,520.95
6,976.86
8,535.85

7,385.43
15,105.61
7,482.22

0.00
3,400.00

7,978.90
14,357.86
1,560.00

0.00

N/A
N/A
N/A
N/A
N/A

N/A
N/A
N/A
N/A
N/A

N/A
N/A
N/A
N/A

8.750
8.250
9.000
8.125
8.625

8.375
8.625
8.625
8.375
9.000

8.625
9.000
7.750
7.625

8
8
8
8
8

8
7
7
7
7

7
7
7
7

Paid in Full
Paid in Full
Paid in Full
Paid in Full
Paid in Full

Paid in Full
Paid in Full
Paid in Full
Paid in Full
Paid in Full

Paid in Full
Paid in Full
Paid in Full
Paid in Full
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Stratification Tables

 
Issuance Face
 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

100,000.00
200,000.00
300,000.00
400,000.00
500,000.00
600,000.00
700,000.00
800,000.00
900,000.00

1,000,000.00
1,100,000.00
1,200,000.00
1,300,000.00
1,400,000.00
1,500,000.00
1,600,000.00
1,700,000.00
1,800,000.00
1,900,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
100,000.00
200,000.00
300,000.00
400,000.00
500,000.00
600,000.00
700,000.00
800,000.00
900,000.00

1,000,000.00
1,100,000.00
1,200,000.00
1,300,000.00
1,400,000.00
1,500,000.00
1,600,000.00
1,700,000.00
1,800,000.00
1,900,000.00
2,000,000.00
2,000,000.00

0
41

309
407
310
200
139
83
47
26
33
6
6
4

11
8
2
2
4
3
1
5

0.000
2.489

18.761
24.712
18.822
12.143
8.440
5.039
2.854
1.579
2.004
0.364
0.364
0.243
0.668
0.486
0.121
0.121
0.243
0.182
0.061
0.304

0.00
3,439,117.26

49,606,947.88
103,909,743.90
110,116,671.51
91,732,640.85
77,725,399.01
54,540,192.44
35,774,492.29
22,543,005.89
32,521,075.17
6,259,522.29
7,186,317.28
5,171,910.69

15,149,779.93
11,954,127.21
3,046,187.94
3,420,069.64
7,135,192.01
5,624,679.20
2,038,547.61

11,041,161.70

0.000
0.521
7.517

15.745
16.686
13.900
11.778
8.264
5.421
3.416
4.928
0.949
1.089
0.784
2.296
1.811
0.462
0.518
1.081
0.852
0.309
1.673

Wgt Ave / Total: 1647 100.000 659,936,781.70 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.0
0.5
1.0
1.5

-
-
-
-

0.0
0.5
1.0
1.5
2.0

0
0

232
352
198

0.000
0.000

14.086
21.372
12.022

0.00
0.00

97,678,235.93
138,206,887.19
81,921,478.81

0.000
0.000

14.801
20.942
12.414
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

2.0
2.5
3.0
3.5
4.0
4.5
5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

2.5
3.0
3.5
4.0
4.5
5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.0

136
76
45
30
16
6
2
1
4

10
33

108
293
95
8
2
0

8.257
4.614
2.732
1.821
0.971
0.364
0.121
0.061
0.243
0.607
2.004
6.557

17.790
5.768
0.486
0.121
0.000

45,189,102.25
29,113,684.59
13,157,625.68
7,192,250.92
3,901,908.88
1,819,491.23

397,103.48
159,766.41

1,175,307.20
6,843,452.65

18,296,845.75
47,045,400.37

129,603,550.14
35,232,886.95
2,414,341.72

587,461.55
0.00

6.847
4.412
1.994
1.090
0.591
0.276
0.060
0.024
0.178
1.037
2.773
7.129

19.639
5.339
0.366
0.089
0.000

Wgt Ave / Total: 1647 100.000 659,936,781.70 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

1647
0

0.000
0.000
0.000

100.000
0.000

0.00
0.00
0.00

659,936,781.70
0.00

0.000
0.000
0.000

100.000
0.000

Wgt Ave / Total: 1647 100.000 659,936,781.70 100.000


